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SCEREG,

A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

May 13, 2011

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mi. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for April 2011.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

o A

Kenneth R. Jackson

Cc: Scotf Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Qutstanding Positions



South Carolina Electric & Gaébompany
Risk Management Program Adjustiments
For April 2011

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2008-331  Order 2006-678  Current Month Date
Broker Fees 579.00 26,715.68 562.16 27,856.84
Software - 134,723.26 342,83 135,066.09
Subseriptions - 103,500.00 - 103,500.00
Labor - 102,661.24 2,364.79 105,016.03
Carrying Cost - 307.772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 675,372.96 3,259.78 679,211.74
Hedging Additions / {Subtractions) 2,337,480.00  47,422,155.40 153,430.00  49,913,065.40
Total 2,338,069.00  48,097,528.36 156,689.78  50,592,277.14

Interest Rate 0.3292%
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Trade Date
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0. a60
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G, 000
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0.000
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§.900
0,000
0,000
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4.240
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4.240
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Corrent Valua

O44AYLE 10144
afo DIHAYLL

Hark to Harket

e
{4,900.00} 6,00 14,900,400}
{5,300.00} ¢.00 15,300,00)
{5,100,00} .00 {3,100.00}
{5,100,00} 0.0 £5,100.00]
{5,300,00} 0,00 5,300,50)
15,200,007 0.00 {5,200. 00}
{5, 150,00} .00 5,150, 00)
{4,600.00} 0,00 £4,800.00)
14, 600,00} 6,80 {4, 600.00)
15, 250,00} 0.08 15,250,00)
15,200,00} ¢.00 £5,200.00)
15,100,060} .00 5,100.00]
{5, 200,001 5.04 $5,200.00)
18,000, 00} n.00 {5,000, 00}
(4,596.80} 0.00 {4, 900.00)
15,600,801 0,00 15,005.00}
15,000, 06} 0,00 {5, 008.00)
14, 609,00} 6,60 (4, 600,00)
14,200,600} 0.00 {4, 209,00}
14,500.00} 0,00 14, 500.00)
14,400,001 0,60 14,400.00)
14,200,060} 0.00 {4,200.00}1
14,300, 08} 0,00 {4,300.60)
13,950, 00} 0.00 {3, 950.00)
14,100,080} 490,00 {3, 700,003
{3,500,00} ¢.00 {3, 500,00}
[3, 850,00} 2,900.00 1350.00)
{3,700,00} 0.00 (3,700,006}
£3,750.00} .00 {3, 750,00}
13, 600,00} 0,00 13, 600,60)
[3,500.00} 900,00 t2,700.00}
{3,900,00} 0.00 3,900.00)
13, 600.00} 0.00 £3, 600,003
{3,350.00} ¢.00 £3,350.00}
13,1350.00} ¢.00 13,350,003
13, 500.00} c.08 13,500,003
12,050,060} 0,08 {2, 059,00}
[2,700.00¢ 0.99 {2,700 00}
12,050,006} ¢.00 2,050,003
12, 100,00} 0.00 (2,200,00)
1,700, 00} 0.00 {1,708, D0}
{1, 008,00} 0.00 {1,600,00}
{1,350.00} ¢.00 £1,350,00)
f1,150.00} 0.00 41,15¢.00}

{800, 00} 0.00 180000}
{39, 500,00} 42, 400,00 2,500,00
{42,500, 00} 47, 4D0.00 {100,00}
(43,000.00} 42, 400.00 £600.00}
(43,500,004 42, 400,00 {1, 100,00}
{42,000.00} 42,490.00 400,00
{42,000.00} 42, 490,00 100.00
41,500,080} 42, 490,00 900.00
{41, 500,00} 42, 400,00 300, 04
{35, 500,00) 42, 496.00 2,900,038
{40, 000,00} 42, 400,00 2,490.06
{40, 000,00} 42, 400,00 2,400.00
{40,500.00} 42, 490,00 1,900.00
{41,000.00} 22, 490,00 1, 400,00
141, 000.99) 42, 400,00 1,400,000

42,430.00 {42, 460, 08) 30,00
42,390.00 (42, 40000} (10,00}
84,500,00 14, 860.00) 6.00
45,000,00 {84, 800,008) 200,00
212, 550,00 1212, 000.00) 550,00
127, 650,00 t12', 200,00} 450,00
1157, 630,00} 4,200,080 {153, 410,00}
1157, 630,00} 4,200.,00 153,430,003
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Trade Dats
0IMAYIO
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2HUHLO
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2TRILA0
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O2HGVIO
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140LC19
25pEC1D
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2BIAN1L
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OBEEBLL
22FER1Y
GBHARLE
2IMAR1L
B5RPRIL
19APRiL
26APRLYL
2FAPREL
2EAPREY
2EAFREL
2EAPRLE
2EAFRLL
ZEAFRIYL
ZEAERILL
26APALY
26APRL1
ZEAPRLL
PEAPRIL
2TIRPRLED
2ZTAPRL1
27APR11
ZIAPRLL
Z¥APR1L
ZYAPRLY

L
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DHYEBIL
22FEBEL
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CRLL
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CALL
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CRLL
CALL
CALL
CELL
LALE
ChLL
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CALE
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CRLL
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Hark to Harket

Honkh strike Price Trade Frice Harkel ¥rice Total Cosk Lurrent Value
1,00 ¢IMAYI1 5,71000 0.5200 0.0000 {5,200.00) G.6g £5,200.00)
1,00 OIMAYI1 5.8500 05150 4,0000 {5,150.00) B.00 $5,150.00)
L.00  GIHAYLED 3.5500 0,4500 0.0600 14,900,00) 0.60 14,900,090}
1.00 Oi1HAYE) 5.7500 0.5200 0.0000 15,200,00) 0.c0 £5,200.00)
1,00 GIMAYL) $.5500 o, 5100 0.0000 15,100, 00} o.G0 {5, 100,00}
1.00 O1MAYEL 5.3500 0.5900 0.0000 15,000,009} 0.00 {5, 000,90)
1.00 ¢31HAYIY 5.2800 0.5000 9.0000 {5,000, 00} G.c0 {5, 0600,80)
1.00 O01HAYEL 5.2500 28,5900 92,0000 15,000.09) 6.00 (5, 000.00)
1.00 GIHAYIY 4.9300 0, 4600 4.0000 {4, 600.00} 0.0D (4,600, 00)
1.00 CIBAYEL 4.7000 0.4150 4.0000 {4,150.00) 0.00 (4,150,00)
1,00 GIMAVEL 4.3300 0.4300 20,0000 {4,300.90} ©.00 (4,300.00)
1.00 OIMAYHI 4.5000 0,4300 0.0000 {4,300,00) 0,00 14,300.00)
1.00 OLMAYIL 4,3308 0, 4200 o,04%0 14,200,00) 416,00 (3,730.00)
1.00 QIMAY1Y 4.1580 0.3500 8.0000 {3, 900,001 6.00 13,900,00)
1.00 OIHAYLL 4,1500 0, 3800 8.0000 13,900,001 0,00 {3, 808, 00)
1.00 DIBAYRL 4,2500 0.4150 0,0000 14,150,00} o,up {4,150,00}
1.00 OHAYIL1 4.0500 0.3750 04,0006 {3,750.00} 0.00 {3,750.00}
1.00 BIMAYLL 4.1500 0.3950 0,2270 {3,930.08} 2,270.00 {1, 680,00}
1.60 DIMAYIL 4,3500 0.3800 0.0000 {3,800,00) 2,00 3,800, 00)
1,60 OIMAY11 4.2000 0.3500 0,.00600 {3,500.00) 0,00 {3,500.00)
1.G0  OIHAY1) 4.5000 0.3200 0,0000 {3,200.00 6.00 £3,206.00)
1.00 0IRAYLY 4.5000 0.3050 0.apop {3,050.00) .60 £3,050.00)
.00 DIMAYLY §.5000 D,2650 0.00600 {2,650,00) 0.00 {2, 650,00}
L.00 OIMAYI] £.2000 0,2450 o.000¢ 12, 430.00) 6.00 £2,450,00)
1.09 OiMAY11 §.1000 £.1550 6,0000 |1, 550.00) o.Go 11, 550.00)
1,60 O01MAYil 4.,0000 60,2200 o,0000 12,200.00 0.60 (2,300.00)
1.00 DIMAY11 4,3000 B, LF50 B.0000 11,750.00) ¢,00 (1,750.00)
1,00 DIMAY1Y 4,3000 0. 1490 ¢,0008 11,400.0%) .90 (1,490,080}
1.08 QIMAY1L 4,2500 0. 1050 0.3270 {1,050,00) 1,2170,00 220,09
1.0 OIHAY1l &.4000 0.0130 o 0p0s fx24.00) 0,00 {120.00}
1,00 OlHAYAR 0,0000 4,0000 4.3770 140, 000.99) 43,770.00 3,774, 00
£.08  OIMAYLE .0000 4.0500 4.3770 {44, 500,50} 43,71170.00 3,710.00
£.08 OIWAYLL 0, 0000 4.1000 4.3770 141, 000,00) 43,770,090 2,710,00
1,00 OIHAYIL 0. 0000 4.1500 4,370 141, 500.90) 43,770.00 2,278.00
1.00 O1MAYRL 06,0000 4,1500 4. 3170 {41, 500,90} 43,710.00 2,270,00
1,08 O01HAY1l 0. 0000 4.2000 4.3170 {42,000, 00} 43,'170.00 1, 778,00
1.00 OLHAY1l 0.0000 4.2000 £.3770 {42,000, 00} 43,770.00 1,718,00
1.00 OIHAYED Q.0000 4.2500 4.3770 {42, 500,00} 43,770.00 }, 270,00
.00 OIMAYER o, 0000 2.3060 4.3770 143, 000,00} 43,770,090 770,00
1,00 OIHAYLL 2,0000 £, 3060 4,371 143, 000,90} 43, 770.00 710.00
1.00 OIMAY1L 0.0000 5. 3500 4.37170 {43, 500,00} 43,770.00 270,00
—-2.00 G1HAYD) 0. 0000 4.3700 4,319 87, 566,00 (87, 540,00} 290.00
-2,00 GIMAYIL 4, oo £.3800 4,370 87, 600,00 {87, 540,09} £€0.00
-1.60 GIHAYI] 0,4000 4.3770 4.3710 ¢3, 770,00 {43,770.90) 800
~2.06 GIHATEL 0,9000 4.3300 4,3770 87, 400,00 {87,550,00) (140, 00)
~1.0G  OINAYLY 0.8000 1. 3750 4,3770 $3,760.00 143,770.090) {10.00)
~3.00 0IHAY11 0.0000 £,3720 4,3770 131, 160.00 {1%1,310,00) (350,003
30,60 *O1MAYR] {87, 620,001 4;010.00 183, 610.00}
1,066 QLIUNLL 5,6500 0.5000 09,0050 15, D0G, 001 50,00 {4, 95¢.00}
1.00 OG1JUNLL 5,9000 0.5200 9.0015 15, 300. 00} 15,00 {5,2835,00)
1.50 BRI 5.6500 0, 5200 0.0048 (5, 200.00} 48.00 15, 152,00}
1,00 CEIUL 5,4800 0.5100 0.06093 {5, 100, 00} 23.00 {5,007,00}
1.00 BLJURIL 5,3800 0.5000 09,0142 {5,000, 00} 142.00 {4,858,00)
1.00 Olautil 5,0500 0, 4300 0, 0550 {4,7¢0,00} 53¢. 00 14,150,00)
1.00 01811 48000 G, 4200 0.1260 {4, 204,00} 1,760,00 2,940,003
1.00 BEJUMIL 41,7000 ¢,4300 0,1630 [4,300.00} 1,620,00 {2, 610,00}
1.0 0LJUNIL 4.6000 . 5200 0,2220 {4,200.00) 2, 220,00 {1,960.00)
1.00 BRIUNLL 4.4400 o, 4300 0,3183 14, 300.08) 3,193.00 1,117.80}
1.00 BLIURIS §.2600 0, 3950 0.4760 {3,056,00) 4,760.00 nLG.00
1.00 DLJUNLL 4.2500 ©.3500 0.4780 13, 900,00} 4,760.00 860,00
1,90 OLJuURLL 4.1000 0.4000 40,6100 {4,000,00) €,1060.00 2,100.00
E.00 ORoumit §.4000 0,4160 09.3550 {4,100.00) 3,550.00 {650,00}
1.480 OQWIUNIE 4,2500 B, 3850 0.4760 {3,850,00) 4,160.00 210,00
1,00 OJUNIL £.5000 ¢.3750 0.2840 £3,750.00) 2, 840,00 {910.00}
1.00 OLJIURLI 4,5500 0.3400 0.2520 {3, 400,00} 2,520,400 £800,00)
1.00 8loumsL £,2500 0.2950 0.4760 {2, 950,00} 4, 760,00 1, 810,00
L.00 01JmNEl 4.1500 0.2180 0. 5650 £2,100,00) 5,640.00 3, 540,00

O4HAY1Y 11:02
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Trade Date PUR/CALL  LOTS
samea - ——
DAHARYL ChLL 1.00
22HRR1L CALL 1,00
DEAPRIL CALL I.00
1SAFR1L CALL 1,00
23.00
295n50 CALL: 1,40
135un10 (W AR 1.¢0
27JUL10 CALL 1.00
1O0RUG10 CALL 1,00
24AUGL0 CALL 1.00
OTSERLO CALL 1.90
ZIiSEPID CALL t.00
N50CTL0 CALL t.00
195CTLO CAIL 1.00
Z2E00TIO CALL .00
fZnovio CRALL 1,00
16H0V10 ChbE .00
3CHOVLD CALL 1.0
i4nEcly CALE 1.08
ZBDECLD CALE 1,08
F1JANLY CAll: 1.00
253AN11 CALL 1.00
G8FESLL CALE 1,00
22FEBLI CALL 1.00
GIMARLE CALL 1,60
GEHARIE CALL 1.00
22HARTL CREL 1.09
A5APALL CRLL i.08
19APRI1 CALL .00
24,00
VIR0 TALL 1.00
1TAUGIG CALL 1.0D
JIAUGLE CThLL .00
L4SEPLD CALL 1,00
2BIEPLE CRS, 1.00
j20¢T1e CALE 1.00
190CT10 CAHLL 1.00
280CTL0 CALL 1.00
QSHOVLD CREL 1,00
23HOV10 CALT, 1.990
D7PEGLO CALL 1.00
2IpECIT CALL 1,00
D4IANLE CALL 1,00
1B0ANLL CALL 1.00
25FARTI CALL i.on
DIFER1L CALL 1.00
15rEBil CALL 1,00
011ARLY CALL 1.0
15H3AR1L CALL 1.60
29MAR11 CALE 1,00
12APRIL CALL 1,00
1SAFREL CALL 1.00
2EAPREL CALL 1.00
23.00
ITRUGID CRAEL 1,08
15EP1D CALL 1.00
285EP10 CALL 1,00
1200718 CALL 1.00
TE6CTIO CALL i.40
DOHOV1O CALT, .00
23HgV10 GALL .00
0IDECLD CALE: 1.00
2IDECIO TALL 1.00

Honth

-
QLAY
0L3RIL
OLANLL
aluihill

OlauLil
[ RETA S
01JUL11
$1JUL1Y
DRIULLL
OLIVELL
HEJULLIE
oLI0LYY
DFJYLIL
41JUL11
[ANIiANE
diJuLil
DLIUELY
B1aELLL
013ULt1
SLAD1Y
OLMILLY
01Ul
0109013
010UL11
QlIULLY
01JULL]
LITVIAL
Glauntl

$Q10UEIL

P1AUGEL
Dlaustl
piAvalL
DIAUGLY
GIRVGLL
OIAUGLE
BIpuGLL
c1aUG1E
MAYGLL
DLAVGIL
01RMGI
QLRYGI1
OIAUGEL
LET B
DLAUGIY
DLAUGEL
D1AEGEL
DAUGEL
V1ALG1L
G1AUG1Y
Q1RUGIL
QIAUCLE
OIAUGLE

fBIAUGLL

GISEP1Y
OtsERLl
GISEPIL
018EPTY
D1SEPLL
0l5EPLL
O1SEPH)
015EPEL
DISERLL

o ﬁESGOEENPOSITIDHS

patebage: Zainat Mesrant Prod

SCEEG Qukstanding Foaitions

Strite Price Trade Prite Herket Price Total Cost

Cuzrrent Value

GHAYHE 13102

afo 29APRI1

Hark to Harket

4.0500
4§.3500
4, 4000
4.3000

5.8000
5.6500
5,5200
5,2000
4.9000
4.8000
4,71000
4.5800
4,4000
4.3600
4,3500
§.2000
4,3500
4.5000
{.3500
4,E000
£.6000
4.3000
4,280
4.1000
4,1500
4.4000
4.4300
4.3500

$.6008
5,2500
5.0500
4.9500
4.2000
4.7000
4. 5040
4.4500
4. 5500
4.7000
4.1000
4,35000
4.7500
A4.7600
4, 6500
4.5500
4.2000
4.1500
§.2000
£.5590
4, 3000
4.4000
4.6008

5,2000
F.1008
5.0000
4.8500
4. 6500
4.7000
4.80400
4£.8000
1.6900

0,533¢
0. 5180
0.5100
o, 4700
n.4400
o.4400
9,4400
9.4400
8,400
6.4140
0.4150
0. 4100
0,4308
4.4356
0.4050
0.4000
T.365¢
. 3590
0.2550
o.3150
09,3250
0.3350
93,2350
0,2780

0,500
0,4500
0.4450
0,4550
0. 4000
0,4400
0.2150
0.4200
0. 4400
0.4360
0.4360
b.4200
0.4700
9.3700
0,4150
0.4100
0.3740
90,3580
0.3600
0, 3500
4.3100
0.3300
£.31C0

9.4500
0.4668
0.4200
¢, 2400
¢, 4200
B. 2400
©.4500
0.4500
0., 4300

soua
C.6570
0,3930
0.3%50
0.4338

0.0305
0.04§28
0.90536
0,1130
0. 2040
@,2430
a,2%260
03463
6.4730
0.5080
0.3080
0.6220
a,5080
0.4060
¢.508¢
4. 1460
#3460
0, 5450
0,6228
0, 70640
0.6630
0.3730
0,1330
0.5080

¢ 0960
b.1690
0.22390
0.2650
0.2850
0.37%7
0,432
0,5231
9.4610
0.3780
0.3780
0.4920
©,3523
0.3780
0.4040
0.4510
0.6990
G.7370
¢L 6390
6. 4610
¥.6250
2.5559
0,4370

49,2430
0.2750
0,3160
84,3710
G.4829
. 4420
0.3930
0.353¢
4.4350

{2,900,00} &, 570,00 3, 670.00
{2,550.00) 3, 338,60 1,380,090
12,150.00) 3,550.00 1,400, 00
{1, 900,00} 4,328.00 2,438.00
{88,800.00) €7, 329,40 (23,471,060}
{5,300.00) 305.00 14,555,680}
¢5,1680.00} 428,00 (4,672.00)
£5,100.00) 526,00 {4, 504,00
¢4, 700,00} 1,130.08 {3,578,00)
4, 400,00} 2,040.08 (2, 368, 00)
{4, $00.60} 2,450,900 {1, 950.00)
{4,400.00) 2,920,00 {1,489.60)
£4,400.00} 3, 463,09 1937,09)
(4,000.00) 4,730,008 738.00
t4, 100,003 5, 080,00 220,00
(4,150.00} 5,080.00 239.00
{4, 100,00} 6, 220,00 2,120,400
{4,300.00} 5,080.00 790,00
14, 350.00) 4,060.06 1290,00)
|4, 058,00} 5.080,00 1,030.00
[4,000.00) 3,9480.00 {540,00}
13,850.00) 3,466, 00 {390.00)
{3, 500.100) 5, $50.00 1,550.00
12,550,100} 6,220.00 3,670,00
13, 150.66) 7,040, 00 3,890,060
{3,250.00} 6, 630.00 3,80,00
(3,350,600} 4,730,00 1,380,00
{2,950,00) 4,358.00 1, 440.00
{2,750.00} 5,080.00 2,330.00
{95, 280.00) 2%, 422,00 {1,078.00}
15, 10U 09) 960,00 {4, 140,00}
{4, 504,00} 1, 630,00 {2, 810,00}
t4, 450,00} 2,290,00 {2, 160,00}
14,550,001 2, 650,00 £1,900,00}
{4, 000.00} 2,850,000 {1,150.00}
{4, 400,003 3,777.00 {623.00)
{4, 150,00) A, 920,00 F70.00
14, 200.00) §,231,00 1,03} .00
{4, 490,00} 4, 610,00 210,00
14, 300,00§ 3, 760,00 {520, 60)
14,300.00) 3,760,00 {520.00)
14, 200,00} 4,920,00 220,00
14,70D,00} 3,523,00 11,177,00;
{32,700.00) 3,780.00 £0.00
(4,150.00) 4,140.00 (110,08}
4,300,090} 4, 610,00 510.00
13, 700.00) 5,930,000 ¥ 2490.00
{3,500.00) 2, 310,00 3, 870,90
13,600, 00) 4,930,00 3,390.00
13, 500.00) 4, 610,00 1,110,00
13, 100,00} £, 25000 3,150,00
{3,300.00) 5, 559,00 2,259.00
{3, 108.00) 4,320,080 1, 220,00
{93, 050,00} 59, 500,00 6,500,08
14,600,060} 2,430,00 12, 970.00}
14,690,003 2,750, 00 |1,850,00)
{4,200.40} 3,100,006 [1,100.00)
14,400.00) 3, 718.00 {650.00}
14,200.00) 4,672,400 479,00
{4,400,00) 4, 428,00 20.00
{4,500.00) 3,930,900 1570.400)
14,500.004 3,930.90 {5%0,00}
{4,300.00) 4,950,060 650,99



Page: 3
Varsion: €03, Bulldy S602BK

Honth

0rsgets
SISEPLY
J1SEPLY
G18EPLL
OLSERLY
OISER1L
QI5EPL)
0)SEPLY
0)SEPLYL
O15EPLE

19.90 01SEPLL

Trade Date PUT/CALL  LOTS
28DECLD CALL .00
04 3ANLL CALL 1.6
1898411 CALL 1.00
Q1FEBLYL CRLL 1.00
15FEBIL CALL 1.60
SIMARLL CRLE 1.0D
13MARIL CADE 1.00
2aMantl CALE 1.00
12aPRE1L CALE 1,60
26KFRI1L CALL 1.0
Q50CTIY CALE 1.09
180CT10 CALE 1.09
ozZROVLIG CALL 1.09
TEROVLO CALL 1,90
ICMAVIG CALL 1.00
14DECLE CALE 1.080
28DEC1LO Chik 1.00
J4JANLY CALY L.00
25JmiL catL L,00
0BFEBL1 cALL t.00
22FEB1Y CALL 1,80
0BMARLL CALTL 1.00
22HARLYL CALL t.00
O5APR1L CALY, ¥.00
1%AFR1L CRODL 1.00
15,00
02ROV10 CALL 1.00
o9NOVID CALY, 1.00
23NOVID CALL 1,60
JQROVIO CALL 1.00
14DECIO CALYL 1.00
ZIDEGLO CALL 1.00
04IANTE CHLL 1.00
113ANEE CALL: 1.00
253ANLL ALY 1.00
[13331.381 ChtL 1,00
15FEBEL CALL .00
22rEBIL cablL 1.00
QBKARIL CALE 1.0
154ARLL CAbLE 1,409
25MAREL Chib 1.00
O5SAbRLL ChALL 1,00
19AFRIL CAIL 1.00
26apPRil CALL 1.02
12,00
IDNO¥10 ALY Z.00
QINECLD CALL 1.00
1§BEC1O CAEL. 1.00
21BEC1D TALL, 1.00
28pECIO T CAlLL, 2.00
4IRNLL CALL .00
L1JARLL CALL .00
1aJanil CALL .00
2538M11 CALY: 1,00
OIFEB11 TALL 2.00
O0BFEB11 TALY) 1.00
15FER1E ¢ALL 1.00
22FEBLL CALL 1.00
OIHARLY TALL Y.00
OSHART L CALL 2.00
15HARYLY CALL 1.00
2IMRR11 CALL 1.00

D1OCTIE
DICCTIL
BlOCTLL
010C7LL
olocril
010CTIL
6100711
010CT1YE
g1loCT1L
WGIOCTLE
a410CF11
GI0CT1Y
GIOCTIR
HIOCTLY
B10LT1E

*010CTRY

OGEROVIL
fINGYL1
HiNovil
018V
ViNOVIE
D1HO¥IL
0180Vl
QINOVEL
1noviL
DIBOVEL
DiNOYIL
DAHOY1L
DIRO¥LL
Q1KOV1L
BINGVLS
O1ROY1L
GINGVIL
01OVLL

ROV

0iDECIL
QiDECKL
GBIDECHL
GALECEL
O0XBECILY
okbECL3
DIDECEL
01DECEL
S1DECL1
UINECEL
QIDECIL
0ABECLL
0IDECE)
O1DECIL
01DEGIL
D1UECIL
O1DECLY

Strike Price Prade Price

SaEuSasRameY  HaRerancoos

4.,6000
4.5000
4,7000
4,6500
4.2000
4.2000
4.2500
4., 6000
4.3000
4.6000

5.1400
4.8598
4.9300
41,7090
4.9000
4,8508
4.8000
4.9500
4.8000
4.5500
4,3000
4.3000
4.6000
4,600
4.4500

5.0500
£.1000
5.2500
5.6300
5.3000
5,0000
5.2000
5.1000
4,0500
4.9000
£.5%0
4.4500
4.5000
4.65000
4.8300
4,7500
4,6000
4.8000

5.2500
5.8500
5.3000
5,2500
5.1500
5.4000
5.3000
5.2000
5.1500
5.1000
§,9500
4,8008
4,7009
41,6000
4.7600
4.9000
4,9500

JBEEGOPENPOSTTIONS
batabases Zainel Merant Prod

SCEEG Quistanding Positions

Harket Price 7Toka

0.4260 0, 4950
0,1700 0.3498
0, 4350 0.4420
0. 4260 0,4%59p
0,4200 ©.7430
0.3750 60,7490
60,4000 G.7130
0.3700 0. 4950
©.3650 . 6790
0,3800 0,4950
0.4500 4.3344
0.4303 o, 4100
80,4008 0.4100
0.4300 0.527¢
0.4400 0.4303
90,4350 0,4100
04,4300 0.4770
0.4450 0.4108
. 4700 o,4770
©,4300 4,.6100
g.3e50 0.7650
@, 4200 0,7650
o, £400 0. 5920
o, 460 0, 5820
o,4440 00,6693
0.4500 0.4270
0.4600 G.4079
0.4500 0,3308
0.3700 0,4274
0.4550 0,407¢
©,4500 . 4490
0.5000 0.38683
n.4650 0.4076
o.,4800 0.471
B 4530 0,495
0, 4300 0. 6800
o, 4050 0,750
b,9%00 o0.7130
0. 4300 0.6580
0,4500 0.5200
a.4700 0.5730¢
9, 4800 0.6579
60,4500 05450
9,%000 0.439%
0. 4800 0.3630
a.4850 0.420D0
a.4600 0.4400
05,4850 0, 4830
0, 5200 0.390%
$.4950 a.4209
0,4300 0,4610
4.5100 Q,4830
. 4750 0.5070
¢. 4650 0.5920
¢.4360 0,8680
4.4150 0.72%0
0.4200 0.6680
0. 4600 0.7280
¢.4350 0,6110
. 4300 0.5840

1 Cost current Value
= [ e
[4,200.00) 4,950.00
{4,790.00} 3,49F.00
14, 350,00} 4, 428,00
14,200.00) 4,680,00
14,200.00} 1,498,008
{3,750.00} 9.490,00
{4, 000,00} 7,130,008
{3, 70000} 4,950,00
{3, 650,00} G,790,00
{3, 800,00} 4,550.00
{89,150, 00} 20,247.60
14, 500.00} 3,344.09
{4,300,00} 4,100.00
{4,000.060} 4,100.00
14,3060.00) 5,270.00
{4,400.00) 4,302.00
14,359,090} 410000
(4,300,00} 4,770.00
{4,450, 00) 2, 100,00
{4,700.00) 4,770,00
(4,300,600} 5, 100.90
{3, 860,00} 7. 650,00
{4,200.90} 7, 630.00
{4,400.00} 5,.820,00
{4,400.00} 5,820.00
{4,400.00) 5, 693,00
{64,850,00) 8, 596,00
{4, 500,00} 4,270.00
14, 600,00} 4,070,00
{4,500.00} 3,500.00
{4,700.00) 4,274.00
(2, 550,00} 4,070.00
{4, 500,00} 4,490,00
{5, 006,00} 3, 683,00
{4, 650.00) 4,070,00
{4, 800,00} 4,710.0%
{3,550, 00} 4,850,00
14, 300,00} 6,880,00
{4, 050,00} 4, 510,00
{4,200,00} 7,130,00
t4,300,00} 6,580.00
{4,600,00} 5,200.00
44,760,00}) 5,730,002
14, 600.00} 6,573.0Q
14,500, 00} 5,460, 00
(61,600,000} 93,216.00
{10,000, CO) 8,798.00
{4,900.00} 3, 630.00
{4,950.00) 4 200,00
{4,600,00] 4,400.00
{9,790.00} 9, 660,00
(5,200,000 3, B53.00
{2, 650.00) 4,200,00
{4,800,00) 4, £10.00
(S, 100,00} 4,830,00
(9, 500.00} 10,140.00
4,650,003 5; 840,00
{4,300.00) 6, 680,00
{4,150.08) 280,00
14,200.86) 6,660, 00
{8,200,00) 14,560,080
{4,350.00) 6,110, 00
14,900.00% 5, 440,00

QEHAYIE 11:02

afuo Z9APRLL

Hark te Harket

L L L T E———
758,00

{1,202_060}

70,00

48¢.00

3,290,00

3,740,900

3,130.00

1,250.00

3,140,090

1,150.00

10,097,00

11,165,00)
{2e0.00)
100,00
970,00
{91.00)
{250,00)
470,00
1350, 00}
36,00

1, 800,00
3,800,00
3, 450,00
L, 420,00
1,420.00
2,293.00

13,746,00

{230, 00}
{536, 00}
{1, 600,00}
{426,00}
{480.00}
110,00}
(%,317,00)
{580.00)
{90.00)
400.00
2,580.00
3, 4€0.00
2, 990,00
2,260,00
600.00
i,030,00
1,979,008
960,00

£1,616.00

{1, 202,6G0)
{1, 270,00}
1650, 00}
(206,00}
40,00}
{1, 391.00)
{650.00}
{290,00}
270,00
640,08
1,190,083
2,390.00
3,136.00
2,460,00
5,360,00
1,764,090
246,00



Versfeni §03, Hukld: 6602DK

Irada Vale
PP ——
2SMARLL
O5RPRIL
12nPR11
19AFR11
26AFRIL

ZBDECIO
04JAN1L
1XIpNLL
18JAN11
250AN11
S1FERLL
O9FEBET
ISFEBLL
22FEBL]
QIHAREY
08HARLY
I5HARLY
221HaR1t
29MARLY
GSAPREL
12APRLL
I9APRLL
26RERLL

250AH11
OIFEBLL
CBFEB11
ISFEBLL
2R¥EBLYL
OIMARLY
GBMRER1Y
BMARLY
72MAR1E
20MAR11
OSAER1Y
1ZzAvALY
1S9NRPR1Y
ZEAPRLL

OIHARIL
ogMARLL
15HARLY
2ZHARILL
294ARLYL
O5APRLY
Y2ARRIA
19aPRE1
ZEAPRIL

254ARLY
OSAPRIL
12RFREL
198PRIY
ZERPRIY

26ABR11

PUI/CALL LOTS
CALL 1.00
CALL 1,00
CALL Z.00
CALL 1,484
CALL .00
27.900
CALL 1.00
ChLL L.00
CRLL 1,00
CALL 1.00
CALL 2,00
CALL 1.00
CALL 1,00
CALY 1,00
CALL 1.00
CALL 2.00
CALL .00
CAEL 1.00
CALL 1.00
ChLL 1.60
CaLh 2.00
CALL L.60
CALL 1.00
CALL 1.00
21.00
CABY. 2,40
CALL 1.00
CALL 2.09
CALL 1.00
CALL z.00
CALL. 1,00
CALL 2,00
CALY. 3.00
Chlt, .00
CALE 1.00
CALL 2,00
CRLL Lo
CALL 2,09
TALL 1.90
21.00
CALL 2.00
TALL 1.C8
CALE 1.00
CALL: 1.08
TALL 2.00
TALL .00
LALL 1.00
CALE 1.00
CALL 1.00
i1.00
CALL 1.00
CALT. 1.o0p
CALL 1.04
CALL 1,00
Cakls 1.00
5,00
catb .00

Honth

0lPECEY
QIDECLY
OIDECLL
UIDEGLY
BIDRCLE

*0IPECH]

QlaaNL2
B1IANIZ
BlIAN12
C310ARLZ
O1JANIZ
010RRL2
0I0AN1Z
DLIERI2
01JAHIZ
O1IANIZ
drIMNL2
OLJAN12
0lJARIZ
PIIANLZ
OLIARTZ
01JAN32
0RIAN1Z
01JAN1Z

01JANL2

OLFEBL2
OLTEBE2
SIFEBL2
GLYERLEZ
blfEBL2
CIFE#LZ
O1FEBLZ
QLEEBLZY
01¥EBLT
0FEB12
0lFEB12
BIFEBL2
G1EEB12
« F1FEB12

COLEEBI2

GIMARLZ
HHARYZ
ONHERI2
QIMARIZ
OIHARIZ
OLHARLZ
DHHART2
QJHAR12
91MAR1Z

HOI1HART2
Q1RPRYIZ
Q1APAL2
O1RPRIZ
D1APRIZ
D1AFAL2

*0IAPRL2

O1MKYY2

OIMAYE2

Faga: G s

 JweseobmirosyrroNs T T
Datobeee: Zaklnel_Merant Prod

8CEsG sulstandlng positions

Stxike Price Trade Price Harket ¥rice

BFEEEICEURTH  WANRERSETIS

5.3000
5,000
4.800¢
4.900¢
5.0000

5,3500
5.6000
5.5000
5.3500
5.3060
5.2500
5.1500
4,900
4.8000
4.9500
4.9000
5.0040
5.1500
5.2500
5.1500
5.0000
4.,90800
5.1500

5,3000
5. 3000
5,2000
4.8500
4.8500
4.9500
4.5500
k. 0508
F.2000
$.3000
5,2000
B.0000
$.0000
5.1500

5.0009
3.0509
5,1500
6.1500
5.2500
5.2500
5.0000
5.0000
5.2000

5.0000
5.0090
4.6080
4,7800
4,9500

5.06000

¢.4700
0, 4850
0. 4500
¢. 4400
¢.4750

@.4950
¢.5300
0,4500
2.5100
9.5200
9,4500
0.4550
0. 4600
,4550
9.4500
0.4700
0. 4800
0,3950
0.485¢
0,5050
0,450
0.4900
0.4300

0,5200
0. 4600
0.4500
0.4550
¢.4500
0.4659
0.4700
94,4000
0.4300
0.4750
0.4300
0.4600
0.4960
©.5000

4.4300
Q,4350
0. 4599
0.5000
Q.4850
0. 4850
0, 4530
Q. 4BGD
¢. 4750

0. 4700
0.4500
4. 4350
0.4700
64800

00,4700

0.5470
0,5570
0.6680
¢.6100
0,5570

0.5140
08,5140
D.5570
0,6620
0.7370
D.£820
0.6020
Q.8300
0.5570
0.5140
0.5570
P.6550
0.6559
0.5810

0.6340
0.6100
0.5610
0. 5640
0.5220
0.5220
0. 6340
0.6346
0.5430

0.5010
O.5010
. 59T0
0.5373
§.5240

1.5110

Total Cost

Current Value

TSR T

afo 20APRLY

Hark to Harket

04, 700,00} 5,070,090
{4,850,00} 5,570,080
{2, 000.60} 13,360,00
{4, 40000} 6,108,400
{4, 750,00} 5,570,090
127,056,004 146, 945.00
{4,950.00) 4, 760,00
(5, 300,60} 3,817,080
(4,900,600} 4,170.00
{5,100.00} 4, 760,00
410,400,009} 9,960.00
{4,200,00} 5,214.00
{4, 550,00} 5, 690.00
(4, 600,00} 7,0490.00
4, 550,00} 7,630,006
9,000,080} 13, 500,00
{4, 100.00) 04000
{4,800,00} 6, 480.83
(4,950,008} 5,690.00
{4,850,00}) 5,210.0%
$10,100,00} 11,380,090
{4, 500.00} §,480,00
{4,500.00} 6,480,490
{4,900,00) 5, 690,00
{101,9590,00) 120,991.00
{10, 402,490} 10,280,00
{4,800.00} 5,140.00
(3,000.00) 11,140,060
{4, 550,000 6,820,008
{9,000, 00) 14,740.0b
4, 650.00) 6,820,008
£9,400.00) 13, 640,00
14, 840,00) $,300,00
(9, 800.00} 14,140,008
{4,756.00) 5, 140.00
2, BoR, 00} 11,140,00
£4,600,60% 6, 550.00
£9,890,00} 13,116,900
£5,000.00) 5,810.00
(109, 350,60} 127,776,908
{#,900.00} 12, 680.00
£4,350.00) &, 100,09
{4,500.00} 5, 640,00
15, 000,00} 5,640.00
{5, 7¢0.00) 10,440.00
{4,$50.00) 5,220.00
{4, 550,00) 6,340,00
{4,800.00) 6,346.00
{4,150.00] 5,430,900
{531, 300,00) 63,835.00
4,700,990} 5,010,00
14,500.00} 5,010.00
(4, 350,00} 5,970,00
14, 700.00) 5,973,00
{4, 800.00) 5,240.00
{23, 050,00} 27,203,00
14;700.00} 5,110.00

14,200,090}

5,118,00

370,00
120,00
4,360.00
1,706.00
520,00

19, 895,00

190,90}
(1,483,003
£730.00)
340,003
(440,00}
310.900
1,140.00
2,440,00
3,950,900
4,800.00
2,340,900
1,690.00
740,00
360,00
1,200.00
1,980,100
1,580.0¢
790,00

18,037.80

{120,00)

346.00
2,140,060
2,270,00
8, 749.00
2,170,060
4,2£0,00
1,500.00
1,340.00

390,00
1,346.00
1,950,00
3,216,060

810,00

21, 426.00

3,880.00
1,750.00
1,140.00
640,00
740,00
576,00
1,750.00
1,546.0p
680,00

12,736,640

310,00
516.08
1,620.00
1,273.00
440,00

4,133.00

410,90
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sckeo QuEstanding Positions

Frade Date PUT/CALL  LOTS Henth Steike Price frade Price Harkst Price Total Cosk Curront Valua Hark to Market
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238.00 13,009, $20.00) 1,019,877.00 19,457,040



